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Tenor Lv. Yy 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min ]| Tenor Hdy| 1Y Max 1Y Min SPRD °='HI
6M 1.8250 -0.25 1.8280 1.8400 1.8665 1.9125 1.6750 2.0875 1.2875 -70,00 -2.50 1Y maso -3.50 1.4750 0.9950 1+2Y -14Aoo 0.00
9M 1.8075 -1.00 1.8165 1.8234 1.8521 1.9125 1.7375 2.0525 1.2500 -75.25 -2.50 1.5Y 0.9950 -3.50 1.5250 1.2350 2*3Y -4.50 0.00
1Y 1.7850 -1.00 1.7950 1.8033 1.8327 1.9200 1.7575 2.0325 1.2200 -76.00 -2.50 2Y 0.9450 -3.50 1.5650 1.3200 2*5Y -7.00 1.00
1.5Y 1.7475 -1.00 1.7585 1.7680 1.7983 2.0250 1.7125 2.0325 1.1900 -77.50 -2.50 3Y 0.9000 -3.50 1.6550 0.9000 3*4Y -1.00 0.50
2Y 1.7050 -1.00 1.7170 1.7286 1.7631 2.1150 1.6725 2.1150 1.1675 -77.00 -1.75 4y 0.8900 -3.00 1.7200 0.8900 3*5Y -2.50 1.00
3Y 1.6750 -1.00 1.6880 1.6966 1.7301 22225 1.6350 22225 1.1550 -71.75 -1.25 5Y 0.8750 -2.50 1.7800 0.8750 4*5Y -1.50 0.50
4y 1.6600 -1.25 1.6775 1.6835 1.7153 2.2950 1.6150 2.2950 1.1575 -72.00 -1.25 7Y 0.9300 -2.50 1.8950 0.9300 5*7Y 5.50 0.00
5Y 1.6525 -1.25 1.6700 1.6770 1.7080 2.3400 1.6050 2.3400 1.1575 -60.75 -1.00 10Y 1.0700 -2.50 2.0500 1.0700 5*10Y 19.50 0.00
7Y 1.6500 -1.25 1.6675 1.6750 1.7053 2.3950 1.5950 2.3950 1.1675
10Y 16775 -1.50 1.6985 1.7025 1.7348 2.4850 1.6150 2.4850 12125 U.S. TREASURY (eH= HYY 7= YH))
12Y 1.7050 -1.25 1.7240 1.7275 1.7605 2.5225 1.6425 2.5225 12150 Tenor Hy| 1Y Max 1Y Min 3Y Max 3Y Min
15Y 1.7150 -1.25 1.7340 1.7344 1.7670 2.5400 1.6450 2.5400 1.2150 2Y 2.2580 -0.0488 2.3068 2.2905 2.2783 29773 1.8277 29773 0.4500
20Y 1.6975 -1.25 1.7165 1.7120 1.7492 2.5600 1.6225 2.6500 1.2150 10Y 2.4449 -0.0389 24838 24578 2.4902 3.2382 2.3576 3.2382 1.3600
6*9M -1.75 -0.75 -1.15 -1.66 -145 8.50 -5.25 12.50 -6.00 U.S. TREASURY - (o= HYPL 7|= HYY
9*12M -2.25 0.00 -2.15 -2.01 -1.94 8.25 -4.50 10.50 -4.50 Tenor Lv. HUH| T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
1*2Y -8.00 0.00 -7.80 -7.46 -6.96 23.00 -11.00 23.00 -11.00 2y 53.10 -3.38 56.48 54.55 52.03 103.03 -24.73 103.03 -152.70
2*3Y -3.00 0.00 -2.90 -3.20 -3.30 13.25 -4.25 13.25 -4.25 10Y 58.79 -1.59 60.38 57.28 58.82 98.82 -11.26 98.82 -59.50
2*4Y -4.50 -0.25 -3.95 -4.51 -4.78 21.75 -6.50 23.50 -6.50
2*5Y -5.25 -0.25 -4.70 -5.16 -5.51 27.25 -7.75 34.00 -7.75 Lv. My T-1 T-2 T-3 1Y Max 1Y Min 3Y Max 3Y Min
3*4Y -1.50 -0.25 -1.05 -1.31 -148 8.50 -2.50 11.25 -2.50 IRS 2*10Y | -2.75 -0.50 -2.25 -1.75 -1.25 42.50 -6.50 6275 -6.50
3*5Y -2.25 -0.25 -1.80 -1.96 -2.21 14.00 -3.50 22.00 -3.50 KTB 2*10Y|  13.00 -0.80 13.80 14.00 14.40 63.50 430 82.90 430
4*5Y -0.75 0.00 -0.75 -0.65 -0.73 6.00 -1.25 10.75 -1.25 UST 2*10Y| 1869 0.99 17.70 16.73 21.19 79.07 6.06 177.00 6.06
5*7Y -0.25 0.00 -0.25 -0.20 -0.28 7.25 -1.25 14.75 -1.25
5410V | 250 -0.25 285 255 268 1625 075 3075 075
7*10Y 2.75 -0.25 3.10 2.75 2.96 9.50 1.75 16.75 175 IRS
10*12Y 2.75 0.25 2.55 2.50 2.56 450 2.00 7.75 -0.25 06M oDD
10*15Y 3.75 0.25 3.55 3.19 3.22 6.75 2.00 13.00 -0.75 09M i
10*20Y 2.00 0.25 1.80 0.95 143 10.25 -1.50 27.50 -11.00 oty |79
15Y 7475
BOND 02y 7025 2y*3y -3
Tenor Lv. HH| 5MA 20MA 60MA 1Y Max 1Y Min 3Y Max 3Y Min 03y [67.25 3y*5sy -2
1Y 1.720 -0.90 1.730 1.753 1.792 1.935 1.720 2.020 1.237 04Y [65.25 10y*15y 3.75
1.5Y 1.724 -1.10 1.737 1.758 1.797 2.113 1.724 2.113 1.232 05Y
2y 1.727 -1.50 1.746 1.753 1.791 2.230 1.715 2.230 1.225 07Y SPRD
3y 1.705 -1.20 1722 1.735 1.764 2.315 1.675 2.315 1.200 10Y
4y 1.762 -1.30 1.780 1.789 1.821 2.502 1.725 2.502 1.232 12Y
5Y 1.742 -1.80 1.764 1.775 1.810 2.602 1.697 2.602 1217 15Y
7v 1.824 -2.00 1.849 1.856 1.899 2.728 1.779 2.728 1.270 20Y
10Y 1.857 -2.30 1.885 1.894 1.929 2.815 1.805 2.815 1.355 Iy 1N
20Y 1.896 -1.90 1.920 1918 1.968 2792 1.840 2.817 1.430 cRs |3y 90
3y*4y -1.5
PEEEW Lv. Y| Lv. Y| Al prul |
91d CD 1.84 0.00 KTB 109.55 0.05 109.52 109.57 109.51 TODAY KRX CCP ]| T-1 T-2 T-3 T-4 T-5 T-6
[ caL | 173 0.00 LKTB 128.55 0.25 128.35 | 12858 | 12832 Hepsg 101 A 27 74 45 72 0 105 118
2 9 | 36,116 A | 4223 31,893 13,170 45,880 0,000 37,055 42,821
Tenor Lv. | 5MA 20MA 60MA 1Y Max 1Y Mm 3Y Max 3Y Min 3
1Y 6.50 -0.10 6.54 5.00 411 6.75 -9.65 9.00 -17.75 0K 22|, OS2 UL 24t 2240 22| 542 Of
1.5Y 2.35 0.10 2.11 1.03 0.14 2.65 -12.55 2.65 -19.10
B I TR O I T AR I
59! L -3 -2, -3. . -12. . -9, o o= ShubS A
4y -10.20 0.05 -10.21 -10.52 -10.58 -4.50 -25.00 2.00 -30.35 19 74 AFE HARE 2
5Y -8.95 0.55 -9.36 -9.76 -10.24 -3.20 -27.25 455 -27.25 N
7v 17.40 0.75 18.13 -18.07 19.35 7.85 -35.15 470 -37.65 CRS&= 2| o Ot
10Y -17.95 0.80 -18.67 -19.15 -19.40 -7.50 -37.50 -7.50 -38.70
20Y -19.85 0.65 -20.35 -20.58 -21.84 1.75 -29.60 1.75 -48.50




